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January ll, 2012

Ms. Joeelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite I00
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

dAN122012

Dear Ms. Boyd:

Enclosed is Piedmont's Defen.ed Account-Hedging Program report for the period end October
31,201t.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Fun"

Manager-Regulatory Reporting
704-731-4560

Jenny.Fun.@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive • Chatlotte, NC28210

piedmontng,com

:. Natural Gas

Ajvv9o

January 11, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

REcsI~D
uN ~Vol~

PBC SC
MAIL / DMS

Re: Docket No. 2001-410-0.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Progmm report for the period end October
31, 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatoty Reposing
704-731-4560
Jenny.Furr@Piedmontng.corn

Enclosures

C: ORS

4720 Piedmont Rorv Drive Charlotte, teC 28210
Ptedmontng.corn
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging ActivEy and Recon
October-11

(2) 1,131.50

21 A
7 A
6 A
7 A

14 A
7 A

11 A

73 )- ofA's
15.50 Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)
(1)

35,605.50
11,658.50

9,993.00
11,658.50
21,917.00
12,008.50
17,220.50

t20,061.50
1,131.50

118,930.00

B

B

B

B

B

B

B

Z of B's
Less: Fees (Expenditures)
Option Premium

_ of D's

Activity in Account

Debits (D) Credits ((3)

35,605.50
35,605.50

11,658.50
9,993.00

11,658.50
21,917.00
12,008.50

33,310.00
33,925.50

17,220.50
17,220.50

120,061.50 120,061.50

120,061.50

(120,061.5_

t3)

"_"of C'S

_ of C's

Z of b's
P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

(5)

15.50

E

E

Z of E's

Commission and Fees rate

Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

October-11

21
7
6
7

14
7

11

73
15.50

1,131.50

A

A

A

A

A

A

A

7 ofA's

Commission and Fees rate
Total Commission and Fees (Expenditures)

35,6Q5.50
11,658.5Q
9,993.00

11,658.50
21,917.00
12,008.50
17,22Q.50

120,061.50
1,131,50

118,930.00

B

B

B

B

B

B

Z of B's

Less: Fees {Expenditures)
Option Premium

Activit in Account
~at is s ~cd it o

35,605.50
35,605.50

11,658.50
9,993.00

11,658.50
21,917.00
12,008.50

33,310.00
33,925.50

17,220.50

7 of D's 120,061.50
17,220.50

120,061.50 Z of C s

120,061.50 Z of c's
~O0,061.50 E

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

E

E

7 of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts}
Futures P& L per ADM statement

Interest from ADM



®
ADM

;\DM INVESTOI_, SERVICES, INC.

Chicago Bo_ll'd of rFrade 13tlilding

i41 W. Jackso_ Blvd. _ ?_uile {600A

Chicago, Illinio_ (_()(_{)43190

MObl B41 Y RO}!MODil Y STt\TI bi[ N I

STATEMENT DATE:

ACCOUNT NUMBERz

SALESMAN NUt.ERr

INTRODUCED BYI

OCT 31, 2011

121 X2068

121 XI21

RBC.WEALTE.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU MAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 Or 312/242-7200.

* * * * * * * * * YOUR ACTIVITY THIS MOMTH * * * * * * * * * * * * * *

DATE LONG/BUY SRRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/06/1 21 CALL OCT 12 _ NAT GAS E 5400 C NET PREW US 35,605.50

10/07/1 WIRE TRANSFER REC WIREREC US 35,608.80

WIRE TRANSFER RECEIVED ....

10/14/1 7 CALL JUL 12 Nlq4 NAT GAS E 5000 C NET PREM US 11,658.50

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C NET PREM US 9,993.00

10/14/1 7 CALL SEP 12 N%q4 NAT GAS E 5350 C NET PREM US 11,658.50

10/17/1 14 CALL APE 12 NYM NAT GAS E 4550 C NET PEEM US 21,917.00

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C NET PREM US 12,008.50

10/17/1 WIRE TRANSFER REC WIREREC US 33,310.00

WIRE TRANSFER RECEIVED

10/18/1 WIRE TRANSFER REC WIREREC US 33,925.50

WIRE TRANSFER RECEIVED

10/25/1 Ii CALL MAY 12 NYM NAT GAS E 4550 C NET PREM US 17,220.50

10/26/1 WIRE TRANSFER REC WIREEEC US 17,220.50

WIRE TRANSFER RECEIVED

10/27/1 10 CALL NOV Ii NYM NAT GAS E 5600 C EXPIRE US .00

10/27/1 40 CALL NOV II NYM NAT GAS E 5700 C EXPIRE US .00

* * * * * * * * * * * * * * * * POSITIONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

9/26/1 12 CALL JAN 12 Nlq4 NAT GAS E 4500 C .1550 US 10,356.00

12" OPTION MARKET VALUE .0863 i0,356.00"

EXPIRE 12/27/11

AVERAGE LONG: .15500

LAST TRADE DATEz 12/27/11

8/25/1 12 CALL DEC 11 Nlq4 NAT GAS E 4550 C .1650 US 1,992.00

12- OPTION MARKET VALUE .0166 1,992.00"

EXPIRE 11/23/11

AVERAGE LONGz .16500

LAST TRADE DATEz 11/23/11

10/17/1 14 CALL APE 12 Nlq4 NAT GAS E 4550 C .1580 US 21,952,00

14- OPTION MARKET VALUE .1568 21,952.00"

EXPIRE 3/27/12

AVERAGE LONG: .15500

LAST TRADE DATEI 3/27/12

10/25/1 II CALL MAY 12 _ NAT GAS E 4550 C .1550 US 20,625.00

Ii* OPTION MARKET VALUE .1875 20,625.00"

EXPIRE 4/25/12

AVERAGE LONGI .15500

LAST TRADE DATE: 4/25/12

AI)I_t INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Darlie[s Midland Coml)_ny.
PI EASE REPOR_ ANY DIFFERENCES OR OBJECTIONS IM_._EDIAI'EI Y. YOUR FAILURE 10 IM%IEDIATEI_Y EXE_CtSE YOUR RIGHT lO HA_7 nlF_-ERENCES OR OBIEC: lIONS

C(JRREO l El) Wll E BE DEE%{ED YOUI_ AGFIEEM{ _! I [HAl" ] HS S I_,TEMEN/IS CORRE C_ Ab, D RAIIFIEe.

ADM 1) FVES)TOR S)El&VICES, IINIC.4

p ('fn(a(L 8 An(» I 8( (( kl »;;
WI IV. Jacl(son BI("d. = Suite l600A

ADM F:hica.,», lliinios 6060:I-SI9fl

ICO)IRS'i (
Ol'II()oft 'i Sl'(Yrl It( NI

STATEMENT DATB) OCT 31, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMSBR( 121 X121

INTRODUCED BY: RSC WEALTH MANAGBMENT
I704)264-2767

PIBDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUBSTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVZCE AT
1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONT)t * r * * * * * ~ * * * * * *

DATE LONG/BUY SHRT/SELL DESCRZPTION EX PRICE/LEGND CC DEBIT CREDIT

10/06/I

10/07/1

10/14/1
1 0/14/1
10/14/1

21

WZRB TRANSPER REC
WIRE TRANSFER RECEIVED

WZRBREC US

CALL JUL 12 NYM NAT GAS B 5000 C NBT PREM US 11,658.50
CALL AUG 12 NYM NAT GAS E 5150 C NET PREM US 9,993.00
CALL SEP 12 NYM NAT GAB E 5350 C NET PREM US 11,658.50

CALL OCT 12 NYM NAT GAS E 5400 C NET PREM US 35,605,50

35,605.50

10/17/1
10/17/1
10/17/1

14
7

CALL APR 12 NYM NAT GAS 8 4550 C NET PREM US 21,917.00
CALL OCT 12 NYM NAT GAS 8 5500 C LET I'RBM US 12,008.50
WIRB TRANSFER RBC WZREREC US 33, 310. 00
WIRE TRANSFER RECEIVED

10/18/1 WIRE TRANSFER RBC
WIRE TRANSFBR RECEIVRD

WZREREC US 33,925.50

10/25/1

10/26/1

10/27/1
10/27/1

10
40

WIRE TRANSFER REC
WIRE TRANSFER RBCBZVED

CALL NOV 11 NYM NAT GAS 8 5600 C
CALL NOV 11 NYM NAT GAB 8 5700 C

WZREREC US

EXFIRE US
EXPIRB US

CALL MAY 12 NYM NAT GAS E 4550 C NBT PREM US 17,220.50

17,220.50

.00

.00

* * * * * * * * * P 0 8 I T I 0 N S I H I O U R ACCOUNT * * * * * * * * * * *

9/26/1

8/25/1

10/17/1

10/25/1

12
12*

12
12*

14
14*

11
11*

CALL JAN 12 NYM *IAT GAS E 4500 C
OPTION MARKET VALUE

EXPZRE 12/27/11
AVERAGE LONG& , 15500

LAST TRADE DATE( 12/27/11

CALL DEC 11 NYM NAT GAS E 4550 C
OPTION MARKET VALUE

EXPIRE 11/23/11
AVBRAGE LONG( .16500

LAST TRADE DATE: 11/23/11

CALL APR 12 NYM NA( GAS E 4550 C
OPTION Mrda(ET VALUE

EXPIRE 3/27/12
AVERAGB LONG: .15500

LAST TRADE DATE& 3/27/12

CALL MAY 12 NYM NAT GAS 8 4550 C
OPTION MARKET VALUE

BXPZRB 4/25/12
AVERAGE LONG& .15500

.1550 US

.0863

.1650 US

. 0166

. 1550 US

.1568

. 1550 US

. 1875

10,356.00
10,356.00*

1,992.00
1,992.00"

21,952.00
21,952.00*

20,625.00
20,625.00*

"IFAFE Rt:PORTANY
C(IRI(FC

IF ()

Yilt I. a
(I:(((" ''-((0-I

.'AST TRADE DATE: 4/25/12
AISIYI INVESTOR SSBVICES, INC. a lshoiiy ovine(I sal)si(iiary oi Iho Archer Daniols M (fiend Cofftt)any.

OIFFERLIi'CES OR Oa)ECTIOI a) IAI)IEOIATf I Y YOUR . AIL(IRL IO M(lifEOIATEI Y EXEHCrr YOIIR RIRRT IO RPVi'8 I I(t: Nof. On OILlt (" t ION(l

OF AIFC YOL(f (non( I Ml I'l TtIAI IRIS SIATFI/EN; IS CORRLC i(!ORAII! Iaf).



@
ADM

ADM INVESTOI _. E;EI_.VICES, INC.

Chicago Board ol hade Building

141 W, JacksDn Blvd. o Suile 1600A

Chicago, Illinioq 60604-3190

MON] 14l ",' COf,SMC)DI { Y SIA]'EMEN]

PAGE 2

STATEMENT DATE: OCT 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS 0R ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRIOE/LEGND CC DEBIT CREDIT

9/26/1 15 CALL FEB 12 Nlq4 NAT GAS E 4600 C .1640 US 16,275.00

15" OPTION MARKET VALUE .1085 16,275.00-

EXPIRE 1/26/12

AVERAGE LONG: .16400

LAST TRADE DATE: 1/26/12

9/26/1 II CALL MAR 12 NYM MAT GAS E 4650 C .1680 US 13,959.00

Ii* OPTION MARKET VALUE .1269 13,959.00"

EXPIRE 2/24/12

AVERAGE LONG: .16800

LAST TRADE DATE: 2/24/12

8/23/1 14 CALL APR 12 NYM NAT GAS E 4950 C .1650 US 12,026.00

14" OPTION MARKET VALUE .0859 12,028.00"

EXPIRE 3/27/12

AVERAGE LONG: .16500

LAST TRADE DATE: 3/27/12

9/26/1 7 CALL JUN 12 Nlq4 NAT GAS E 4950 U .1630 US 9,632.00

7* OPTION HARKET VALUE .1376 9,632.00*

EXPIRE 5/25/12

AVERAGE LONGz .16300

LAST TRADE DATE: 5/25/12

8/25/1 12 CALL MAY 12 NYM NAT GAS E 5000 C .1650 US 12,000.00

12" OPTION MARKET VALUE .i000 12,000.00"

EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATEx 4/25/12

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C .1650 US 11,634.00

7* OPTION MARKET VALUE _1662 11,634.00"

EXPIRE 6/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 6/26/12

8/08/1 15 CALL APR 12 NYM NAT GAS E 5050 C .1750 US 11,056.00

15" OPTION MARKET VALUE .0737 11,055.00"

EXPIRE 3/27/12

AVERAGE LONG: .17500

LAST TRADE DATE: 3/27/12

8/01/1 12 CALL JAN 12 _ NAT GAS E 5100 C .1830 US 2,424.00

12" OPTION HARKET VALUE .0202 2,424.00*

EXPIRE 12/27/11

AVERAGE LONG: .18300

LAST TRADE DATE_ 12/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Comp,_my.
PI. ASL ,qEPORT ANY DIFFERENCES OR Of_JECTIONS IMML:DIAI ELY. YOt_R FAILURE IO _MMEDD_ELY EXERCISE YOUR !_IGHT ] O HAVE DIFFERENCES OR OBJECIIOIIS

(]OFIREC/El) WILl. IR. DEEMED YOUR AGREEMEN F TIdAl/HIS STtM'EMEN] IS COF]_tEC f AND R&IIFIED

ADIT'1 IIYIVES'1 OR SE((VICES, 1NC.
r(0 48 rr .» r r 40 Der Ir

1:li TV. 1,telo rin Riv(i. 'uite IRi)0A

ADM (-'hi(JI'(1, lllinins (10(10(-31(J0

I: Mieli'COIYAIOf!IIY! I'!TEWII Ai

PAGE 2

STATBMBNT DATE: OCT 31, 2011

ACCOUNT NUMBRRr 121 X2068

BALESMAN NUMBBR: 121 X121

INTRQDVCED BY: RSC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZF YQU HAVE ANY OUESTZONB OR ZSSUBS
REGARDING YOUR STATEMENT THAT YOU
ARE VWABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

9/26/1

LONG/BUY SHRT/SBLL DESCRIPTZON EX PRICE/LBGND CC

15
15*

. 1640 US

.1085
CALL FEB 12 NYM NAT GAS E 4600 C

OPTION MARKET VALUE
EXPIRE 1/26/12

AVERAGE LONG( ,16400

LAST TRADE DATE: 1/26/12

DEBIT CREDIT

16,275.00
16,275.00*

9/26/1

8/23/1

9/2 6/1

8/25/1

10/14/1

8/08/1

11
11*

14
14*

7
7*

12
12*

7
7*

15
15*

CALL MAR 12 HYN WAT GAS E 465Q C
OPTION MARKET VALUE

EXPIRE 2/24/12
AVERAGE LONG( .168QQ

LAST TRADE DATE( 2/24/12

CALL APR 12 HYM NAT GAS E 4950 C
OPTION MARKBT VALUE

EXPZRE 3/27/12
AVERAGE LONG: .1.6500

LAST TRADE DATEr 3/27/12

CALL JUN 12 WYM NAT GAB H 4950 C
OPTION MARKET VALUE

EXPIRE 5/25/12
AVERAGE LONG( .16300

LAST TRADE DATHt 5/25/12

CALL MAY 12 NYM NAT GAS E 5000 C
OPTION MARKET VATUE

EXPIRB 4/25/12
AVERAGB LONG: .165QQ

LAST TRADB DATEr 4/25/12

CALL JUL 12 NYM NAT GAS 8 5000 C
OPTION NARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG( .165QQ

LAST TRADE DATB( 6/26/12

CALL APR 12 NYM NAT GAS 8 505Q C
OPTION FJIRKET VALUE

EXPIRE 3/27/12
AVERAGB LONG( . 17500

.1680 VS
,1269

. 1650 VS

.0859

.1630 US

.1376

.1650 US
1000

, 1650 VS
.1662

. 1750 US

. 0737

13,959.00
13,959.00*

12,026.00
12,026.00*

9,632.00
9,632.00*

12,000.00
12,000.00*

11, 634. 00
11,634.00*

11,055.00
11,055. 00*

8/01/1 12
12*

LAST TRADB DATE( 3/27/12

CALL JAN 12 NYM NAT GAS B 5100 C
OPTION MARKET VALUB

EXPIRE 12/2'f/11
AVBRAGE LONG( .18300

LAST TRADE DATE( 12/27/11

.1830 US

.0202
2,424.00
2,424,00*

ADIl/I INVI(STOR SERVICES, INC. a wholly owned Evbsf(lfsry o! thn Arel ter Deft els IrttciaH! CO!fit!liny.
l'Lf (is!= !IFPORT Ai(IY Dlt FFREIXCES OB Of!JECTKJWF ILDIEDIATELY YO'!R, AILUBI tu fu(0 DtrUELY EXf BCISI.. Ynlie (tint!I 10 tl!(Yf Dll"-,I'Rt IK!ES Oit OeiFC fin!i,''
( O lft! CII'll Y!ILI H!, Dil 11, D Yr UB(inn(I'I/Lt'!r Tf!AI'RISS A'r'EISEtO SCOrtil! CT (t Of(Ail!I, D



ADM

ADM INVESTOR SERVICES, INC,

Chicago Board ol Fl'ade Ihfildhl_,

141 W. Jacle¢_n Blvd. * SuRe R_00A

Chicaso, [llinios 6(]60,_,L3 [90

MON/lfl Y COMMODITY Su'i £MEF i

PAGE 3

STATEMENT DATE_ OCT 31, 2011

ACCOUNT NU_EEI 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BYI EBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

C}LARLOTTE MC 28233-3060

IF YOU HAArE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHET/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/23/1 8 CALL JUN 12 Nlq4 NAT GAS E 5100 C .1750 US 91128.00

8* OPTION MARKET VALUE .i141 9,128.00"

EXPIRE 5/25/12

AVERAGE LOMGI .17500

LAST TRADE DATEs 5/25/12

8/08/1 11 CALL MAY 12 NYM NAT GAS E 5150 O .1700 US 8,910.00

ii* OPTION MARKET VALUE .0810 8,910.00-

EXPIRE 4/25/12

AVERAGE LONGI .17000

LAST TRADE DATE: 4/25/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US 9,834.00

6* OPTION MARKET VALUE .1639 9,834.00*

EXPIRE 7/26/12

AVERAGE LONGI .16500

LAST TRADE DATEI 7/26/12

7/11/1 12 CALL DEC ii NYM NAT GAS E 5200 C .1750 US 132.00

12- 0PTION MARKET VALUE .0011 132.00"

EXPIRE 11/23/11

AVERAGE LONG: .17500

LAST TRADE DATEI 11/23/11

8/08/1 7 CALL _ 12 NYM NAT GAS E 5200 C .1800 US 7,049.00

7* OPTION MARKET VALUE .1007 7,049.00*

EXPIRE 5/25/12

AVERAGE LONG: .18000

LAST TRADE DATEI 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 C .1750 US 10,672.00

8* OPTION MARKET VALUE .1334 10,672.00"

EXPIRE 6/26/12

AVERAGE LOMGI .17500

LAST TRADE DATEI 6/26/12

9/26/1 7 CALL AUG 12 NYM MAT GAS E 5200 C .1730 US 10,899.00

7* OPTION MARKET VALUE .1557 10,899.00"

EXPIRE 7/28/12

AVERAGE LONGz .17300

LAST TRADE DATEI 7/26/12

8/01/1 14 CALL FEB 12 NYM NAT GAS E 5250 C .1750 US 4,438,00

14" OPTION MARKET VALUE .0317 4,438.00*

EXPIRE 1/26/12

AVERAGE LONGI .17500

LAST TRADE DATEI 1/26/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danieis Midland Compafly.
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STATEHBNT DATE& OCT 31, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMBBRI 121 X121

INTRODUCED BY& RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARR UNABLB TO RBSOLVE WITH YOUR BROKER,
1'LEASE CONTACT ADMZS CUSTOMER SERVICE AT
I/800/654-0461 or 312/242-7200,

DATE

8/23/1 8
8*

CALL JUN 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUB

BXPIRB 5/25/12
AVBRAGE LONG! .17500

LAST TRADB DATE( 5l25/12

.1750 US

.1141

LONG/BUY SHRT/SELL DESCRIPTZON EX PRICE/LEGND CC DBBZT CREDIT

9,128.00
9,128.00*

8/08/1 11
11*

CALL MAY 12 HYM NAT GAS B 5150 C
OPTION MARKET VALUE

RXPZRE 4/25/12
AVERAGE LONG! .17000

LAST TRADE DATE: 4/25/12

, 1700 US
. 0810

8,910.00
8,910.00*

10/14/1 6
6*

CALL AUG 12 NYM NAT GAS E 5150 C .1650 US
OPTION MARKET VALUE . 1639

BXPIRR 7/26/12
AVERAGE LONG& .16500

LAST TRADE DATE: 7/26/12

9,834.00
9,834.00*

7/11/1

8/08/1

12
12*

7
7*

CALL DEC 11 HYM NAT GAS E 5200 C
OPTZOH MARKET VALUB

BXPIRE 11/23/11
AVBRAGE LONGI .17500

LAST TRADE DATE! 11/23/11

CALL JUN 12 NYM NAT GAS E 5200 C
OPTION MARKET VALUB

EXPZRE 5/25/12
AVERAGB LONG! . 18000

LAST TRADE DATE& 5/25/12

.1750 US

.0011

. 1800 US

.1007

132.00
132.00*

7,049.00
7,049.00*

8/25/1 8
8*

CALL JUL 12 NYM NAT GAS E 5200 C .1750 US
OPTION MARKET VALUB . 1334

BXPZRB 6/26/12
AVERAGE LONGi .17500

LAST TRADE DATE! 6/26/12

10,672.00
10,672.00*

9/2 6/1

8/01/1

7
7*

14
14*

CALL AUG 12 NYH NAT GAS E 5200 C
OPTION MARKET VALUE

ExpIRE 'r/26/12
AVERAGE LONG: .17300

LAST TRADE DATE! 7/26/12

CALL PBB 12 NYM NAT GAS E 5250 C
OPTION MARKET VALUE

EXPIRE 1/26l12
AVERAGE LONG! .1.7500

LAST TRADE DATE: Il26/12

. 1730 US

. 1557

.1750 US
, 0317

10,899.00
10,899.00*

4,438.00
4,438.00*

ADftll INVIIRTOfT EEITt/ICES, INC. a Tvholly TSYned stthsfdhtry of the Archer Danie!a f(I tdland Conf(!fifty.
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STATEMENT DATEI

ACCOI/NT NU_ER_

SALESMAN NUMBEEZ

INTRODUCED BY:

OCT 31, 2011

121 X2068

121 XI21

REC'WEALTN'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CRARLOTTE NC 28233-3060

IF YOU RAIFE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADNIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/01/1 Ii CALL MAR 12 NYM NAT GAS E 5300 C .1800 US 5,269,00

ii* OPTION MARKET VALUE .0479 5,269.00*

EXPIRE 2/24/12

AVERAGE LONG: .18000

LAST TRADE DATEI 2/24/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C _1700 US 9,354.00

10/14/1 7 CALL SEP 12 N_q4 NAT GAS E 5350 C .1650 US 10,913.00

13" OPTION MARKET VALUE .1559 20,267.00*

EXPIRE 8/28/12

AVERAGE LONG: .16738

LAST TRADE DATEI 8/28/12

6/24/1 14 CALL APE 12 NYM NAT GAS E 5400 C .1820 US 6,020.00

14" OPTION MARKET VALUE .0430 6,020.00-

EXPIRE 3/27/12

AVERAGE LONG: .18200

LAST TRADE DATE: 3/27/12

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US 36,624.00

21" OPTION MARKET VALUE .1744 36,624.00*

EXPIRE 9/25/12

AVERAGE LONGI .16800

LAST TRADE DATEI 9/25/12

6/24/1 12 CALL MAY 12 }/YM NAT GAS E 5450 C .1830 US 6,360.00

12" OPTION MARKET VALUE .0530 6,360.00*

EXPIRE 4/25/12

AVERAGE LONGI .18300

LAST TRADE DATE: 4/25/12

8/10/1 7 CALL JUL 12 NYM NAT GAS E 5450 C .1750 US 7,063.00

7* OPTION MARKET VALUE .1009 7,063.00"

EXPIRE 6/26/12

AVERAGE LONGI .17500

LAST TRADE DATEI 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US 7,218.00

6* OPTION MARKET VALUE .1203 7,218.00"

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATEI 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 8500 C .1700 US ii,I09,00

7* OPTION MARKET VALUE .1587 11,105.00"

EXPIRE 9/25/12

AVERAGE LONGI .17000

LAST TRADE DATEI 9/25/12

ADM INVES'fOR SERVICES, IN(;. a wholly owned subsidiary of tile Archer Daniels Midland Company,
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AD iy( IN VI:STO R S IiRV IC'ES, INC,
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STATEMENT DATE& OCT 31, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMBER& 121 X121

INTRODUCED BY: RBC WBALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY (IUESTZONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLB To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

8/01/1

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LEGND CC

11
11*

.1800 US

.0479
CALL MAR 12 NYM NAT GAS E 5300 C

OPTION MARKET VALUE
BXPZRB 2/24/).2

AVBRAGB LONG& .18000

LAST TRADE DATE& 2/24/12

DEBIT CREDIT

5,269.00
5,269.00*

9/26/1
10/14/1

6/24/1

10/06/1

6/24/1

8/10/1

6
7

13*

14
14*

21
21*

12
12*

7
7*

CALL SEP 12 NYM NAT GAB B 5350 C
CALL SEP 12 NYH NAT GAS E 5350 C

OPTION MARKET VALUE
EXPIRE 8/28/12

.16730AVERAGE LONG

LAST TRADE DATE: 8/28/12

CALL APR 12 NYM NAT GAS R 5400 C
OPTION MARKET VALUE

BXPZRE 3/27/12
AVERAGE LONG: . 18200

LAST TRADE BATE: 3/27/12

CALL OCT 12 NYM NAT GAS E 5400 C
OPTION MARKBT VALIJE

EXPIRE 9/25/12
AVBRAGE LONG& , 16800

LAST TRADE DATE& 9/25/).2

CALL MAY 12 NYM NAT GAS E 5450 C
OPTZOH MARKET VALUE

EXPIRE 4/25&'12
AVERAGE LONG& .18300

LAST TRADB DATE: 4/25/12

CALL SUL 12 HYM NAT GAS B 5450 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: .17500

LAST TRADE DATE& 6/26/12

,1700 US
.1650 Ua
.1559

.1820 Ua

.0430

. 1680 Ua

. 1744

. 1830 US
~ 0530

, 1750 US
.1009

9,354.00
10,913,00
20,267.00*

6,020.00
6,020.00*

36,624.00
36,624.00*

6,360.00
6,360.00*

7,063.00
7,063.00*

8/08/1 6
6*

CALL AUG 12 NYbf NAT GAS E 5450 C .1780 US
OPTION MARKET VALUE .1203

EXPIRE 7/26/12
AVERAGE LONG& .17800

LAST TRADE DATE( 7/26/12

7,218. 00
7,218.00*

10/17/1 7
7&

CALL OCT 12 NYM NAT GAS B 5500 C
OPTION Pa&RKET VALUE

EXPIRE 9/25/12
AVERAGE LONG& .17000

. 1700 US

. 1587
11, 109. 00
11,109.00*

LAST TRADE DATE& 9/25/12
ADM INI/Ely(OIR &IE(37/IDES, INC. a wholly orfned aobsidiary of tl)e Archer Daniels lvhdlanti Compitny.'t A 'E Rt I OBI AWY DIF EREttCES Oft OSJECTfOMS Mt&I DIAIELY YOUR, AI tiaa 7&. IXILIF(llATELY EXFBCI, E YOUR RIOBI TO 'IAYF DIFI FJ)et& 'ES OH OSJ& C)iota
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STATEMENT DATEI OCT 31, 2011

ACCOUNT NU_ERz 121 X2068

SALESMAN NU_ER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMSNT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

7/29/1 7 CALL AUG 12 h_/M NAT GAS E 5550 C .1860 US 7,602.00

7* OPTION HARKET VALUE .1086 7,602.00*

EXPIRE 7/26/12

AVERAGE LONGI .18600

LAST TRADE DATEz 7/26/12

9/86/1 14 CALL SEP 12 N_ NAT GAS E 5600 C .1700 US 17,052.00

14" OPTION MARKET VALUE .1218 17,052.00"

EXPIRE 8/28/12

AVERAGE LONG_ .17000

LAST TRADE DATEz 8/28/12

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 663.00

13" OPTION_IARKET VALUE .0051 663.00*

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATEI 12/27/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 O .2400 US 2,040.00

15" OPTION MARKET VALUE .0136 2,040.00"

EXPIRE 1/26/12

AVERAGE LONG1 .24000

LAST TRADE DATEI 1/26/12

5/09/1 Ii CALL MAY 12 NY_I NAT GAS E 5700 C .1820 US 4,081.00

Ii* OPTION MARKET VALUE .0371 4,081.00"

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE1 4/25/12

6/17/1 7 CALL JL_ 12 NYM NAT GAS E 5700 C .1940 US 3,780.00

7* OPTION MARKET VALUE .0540 3,780.00*

EXPIRE 5/25/12

AVERAGE LONGI .19400

LAST TRADE DATEI 5/28/12

7/12/1 8 CALL _ 12 NYM NAT GAS E 5750 C .1850 US 5,784.08

8* OPTION MARKET VALUE .0723 5,784.00*

EXPIRE 6/26/12

AVERAGE LONGI .18500

LAST TRADE DATEz 6/26/12

12/02/0 35 CALL DEC Ii Nlq4 NAT GAS E 5900 C .3050 US 35.00

35* OPTION MARKET VALUE .0001 35.00*

EXPIRE 11/28/11

AVERAGE LONGI .30500

LAST TRADE DATEI 11/23/11

ADM INVI STOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Compa_,y.
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STATBMENT DATffi OCT 31, 2011

ACCOUNT NUMBER( 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY& RBC'HEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEILSE CONTACT ADMZS CUSTOMER SERVICE AT
1/BQQ/654-0461 or 312/242-7200.

DATE

7/29/1

LONQ/SUY SHRT/SETL DESCRIPTION EX PRICE/LEQND CC

7
7*

.1860 US

. 1086
CALL AUG 12 NYM NA GAS B 555Q C

OPTION PJLRKET VALUB
EXPIRE 7/26/12

AVERAGE LONGI .3.8600

LAST TRADE DATE( 7/26/12

DBBIT CREDIT

7,602.00
7,602,00*

9/06/1

2/15/1

2/15/1

5/09/1

6/17/1

7/12/1

12/02/0

14
14*

13
13*

15
15*

11
11*

7
7*

8
8*

35
35*

CALL SEP 12 NYM NAT GAS E 56QQ C
OPTION MARKBT VALVE

EXPIRE 8/28/12
AVERAGE TONG( .17000

LAST TRADE DATE( 8/28/12

CALL JAN 12 NYM NAT GAS B 5650 C
OPTION MARKET VALUE

RXPIRE 12/27/11
AVERAGE LONG: .235QQ

LAST TRADE DATBI 12/27/11

CALL PES 12 NYM NAT GAS E 5700 C
OPTION i4ARKET VALUE

BXPIRB 1/26/12
AVERAGE LONGt .24000

LAST TRADE DATE( 1/26/12

CALL MAY 12 NYM NAT GAS E 57QQ C
OPTION MARKBT VALUE

EXPIRE 4/25/12
AVERAGE LONG( . 18200

LAST TRADB DATEI 4/25/12

CALL JUN 12 NYM NAT QAS E 5700 C
OPTION MARKET VALUR

EXPIRE 5/25/12
AVBRAGE LONG( .19400

LAST TRADE DATE( 5/25/12

CALL JUL 12 NYM NAT QAS B 575Q C
OPTION MARKET VALUE

BXPIRB 6/26/32
AVERAGE LOHGt .18500

LAST TRADE DA Ei 6/26/12

CALL DEC 11 NYM NAT QAS E 5900 C
OPTION MARKET VALUB

EXPIRE 11/23/11
AVBRAGE LONG( .30500

LAST TRADE DATEI 11/23/11

.1700 US

. 1218

.2350 US

.0051

.2400 US

.0136

.1820 US

.0371

. 1940 US

.0540

. 1850 US

. Q723

.3050 US
, 0001

17,052. 00
17,052.00*

663.00
663.00*

2,040.00
2,040.00*

4,081.00
4,081.00*

3,780.00
3,780.00*

5,784.00
5,784.00*

35.00
35.00*

A I)M INVI.:."TOIJ HE(JUICES, I(4C. 8;Yhnii, oivnfl(I 8(fbli(ii8fV o( lfin Ai'cilnl') Ill(BI, Min IBR(I Coif 1 pin'j.
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STATEMENT DATEI OCT 31, 2011

ACCOUNT NUMBERz 121 X2068

SALES_ANNU_ERI 121 X121

INTRODUCED BYz RBC.WEALTR.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NU 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 Or 312/242-7200.

DATE

310111
310211

410411

110311

113111

LONG/BUY SHRT/SELL

22

12

34*

14

14"

24

24*

29

29*

DESCRIPTION EX PRICE/LRGME CC

CALL MAR 12 NYM NAT GAS E 6000 C .1950 US

CALL MAR 12 NYM NAT GAS E 6000 C .1820 US

OPTION MARKET VALUE .0172

EXPIRE 2/24/12

AVERAGE LONGz .19041

LAST TRADE DATEz 2/24/12

CALL APR 12 NYM NAT GAS E 6000 C .1900 US

OPTION MARKET VALUE .0172

EXPIRE 3/27/12

AVERAGE LONGz .19000

LAST TRADE DATE1 3/27/12

CALL JAN 12 Nlq4 NAT GAS E 6300 C .3200 US

OPTION MARKET VALUE .0012

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATEI 12/27/11

CALL FEB 12 _ NAT GAS E 6350 U 12050 US

OPTION MAEKET VALUE .0044

EXPIRE 1/26/12

AVERAGE LONGz .20508

LAST TRADE DATEI 1/26/12

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3, ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

II. CONVERTED ACCT VALUE US

FUTURES P&L

OPTION PREMIUM

*** SEG USD ***

,SO

.SO

.SO

120,061.50-

355,779.00

355,779.00

355,779.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

US .00 88,313.50

US 120,061.50- 1,095,076.00-

DEBIT CREDIT

3,784.00

2,064.00

5,848.00*

2,408.00

2,408.00*

288.00

288.00*

1,276.00

1,276.00"

ADM INVESTOR SERVICES, IN[;, a wholly ov,,ned subsidiary of the Archer DaRiels Midland Compare/

qEASE REPOR] ANY DIFFERENCES OROBJ,_C!IONSIMMEDIAIEI',' YOUR FAILURI 10 IMM_-DIATI:LYEXERCISF YOUR RIGHI /OIbWF [)IF_E{ i-,CESOI{OBJ:C!IQHS

COHREC] {D WILL BE DEEMED YOUR RO REEI,,'I NT 71 {,_,_ ] HIS STA] EMEN F IS CORFIEO] AIq{) RATIFIED,

ADXii (XV(:.STOR Si:,IWICr.', JXC,
F'hic,II&o Board ot lrscle BoiiriinB

I I f (V. J,tcl,srtn Illvci. r !roilr.'6()()r'r
A[3VII Fl(tictBct, lllinioi 6(160 I-Blr)(]

MONTHLY C'OI,".IOOI I Y 5 f ATOvrLN I
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STATEMENT DATEr OCT 31, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMBBRC 121 X121

INTRODUCED BY: RBC'WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

ZF YOU HAVE ANY QUBSTZONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZ8 CUSTOMER SERVICE AT
1/800/654-0461 OY 312/242-7200.

DATB LONG/BUY SHRT/SELL DESCRIP ZON EX PRICE/IEGND CC DBBZT CREDIT

3/01/1
3/02/I

4/04/1

22
12
34"

14
14*

CALL MAR 12 NYM NAT GAS E 6000 C
CALL MAR 12 NYN NAT GAS E 6000 C

OPTION FJCRKET VALUE
EXPZRE 2/24/12

.19041AVBRAGE LONGC

LAST TRADB DATEC 2/24/12

CALL APR 12 NYN NAT GAB B 6000 C
OPTION MARKET VALUE

EXPZRB 3/27/1.2
AVERAGE LONGf .19000

LAST TRADB DATEI 3/27/12

. 1950 US

.1820 U6
,0172

.1900 US

.0172

3,784.00
2,064.00
5,848.00*

2,408.00
2,408.00*

1/03/1 24
24*

CALL JAN 12 NYM NAT GAS B 6300 C ,3200 US
OPTION MARKET VALIiB . 0012

EXPIRE 12/27/11
AVERAGE LONGI .32000

LAST TRADB DATBI 12/27/11

288.00
288.00*

1/31/1 29
29*

CALL FEB 12 NYM NAT GAB E 6350 C
OPTION MARKET VALUE

BXPIRE 1/26/12
AVERAGE LONG& .20500

LAST TRADE DATEi I/26/12

.2050 US

.0044
1,276.00
1,276.00*

l. BEGINNING ACCT BALANCE
2. PSL AND CASH ACTIVITY
3. BNDING ACCT BALANCE
5. NET OPTION PREMIUM
8. OPTIONS MARKBT VALUB

9. ACCT VALUB AT MARKBT
11, CONVERTED ACCT VALUE US

*** SEQ USD ***
.00
.00
.00

120, 061. 50-
355,779.00

355,779.00
355,779.00

*** CURRENT MONTH *** ** YEAR-TO-DATE ***

FUTURES PSL
OPTION PREMIUM

US
US

.00
120,061.50-

88.313.50
1,095,076.00-

j(DVi INV(EBTOB BBRVIDFS, INCA s Yri'.Oily OYS1ed JtlSirtiaiy Of the Archer Daniels Mintanct Dr&litt@Icy.
*I f ASF RFI'OH I AIYY Oli FERFNCFS OR Cinti O II('irttS ILIMEOIA1EI 7 YOJR .'l'iec lo PI'9 OIATI I'r FKI HC IFF YOUR RIOHI 10 IFV/I I'l I I H i rlt ", Oil rfn I:.I.!Irlii.'C1RRtOlf OIVII L BE Df= ill 0 YOUR A& tlCFfif rlTTitAT1HIS STATEt/I f Tl !COR I=O.*;ilci RATfslte.



South Carolina

Report as of 10/31/2011 Close

Period

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review
Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2O09/Aprit-2010 Review
Closed Positions - May-2010/Apdl-2011 Review
Closed Positions - May-2011/November-2011 Review
Total Closed Positions Review Periods

Open Positions Total
Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,456

Realized Value

$2,424,270
$1,065,640 $400,810

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030

$3,599,735
$2,240,760

$673,090

$21,567,715

$1,006,320
$22,574,O35

$795,290
$4,925,506

($1,385,730
$1,159,981

_6,147,835
($12,587,530

($3,938,54_(_

($14,353,790
$355,779

($13,998,011

Net Value Realized

Gain or (Loss)
$1,474,82(

($664,83(
($56,3901

$2,461,81(

($4,754,95C
($1,748,43_
($9,593,86_

($16,187,26_
($6,179,30_

($673,0901

($35,921,50_

($650,541;
($36,572,04_

Period

South Carolina
Re ort as of 10/31/2011 Close

Original Purchase
Cost/Proceeds Realized Value Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/A ril-2011 Review
Closed Positions - May-2011/November-2011 Review
Total Closed Positions Review Periods
Open Positions Total
Closed/Open Postion TOTALS

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,599,735
$2,240,760

673,090

$2,424,270
$400,810
$795,290

$4,925,500
$1,385,730
$ 1,159,981

$6,147,835
$12,587,530

$3,938,546

$1,474,820
$664,830

$56,390
$2,461,810

$4,754,950
$1,748,439
$9,593,865

$16,187,265
$6,179,306

673,0 0)



South Carolina May-2011/November-2011 Review
Report as ol 10/31/2011 C[ose

MMBtus
Counter Original Trade Strike/Fixed

Period TOO[ Purchased Per
party Date Month Price

Ma)'-11 Jail NYMEX 4/30/2010 170,0CO $6,10
Ma_t*l I _alJ NYMEX 9/28/2010 90,000 $4.CO
May-l" ]a_31fset NYMEX 10/25/2010 _0,CO0 $4,35
MaT-l' Jail(Sold NYMEX 4/26/2011 CO,CO0 $4.35
May-1 _a_143ffsot NYMEX 2/25/201I -901000 84.10
May-l" _.a_l(So'.d) NYMEX 4/26/2011 90,CO( $4.10
Jun-l" )9_1 NYMEX 6/1/2010 180,CO{ $6.90
Jun-l" )gfl NYMEX 10/27/201( 1CO,COl $4.70
Jun-l" Call NYMEX 10/20/201( 90,00( $4,70
Jun-l" Ca1143ffaet NYMEX 6/2/20' -CO,CO( $420
Jun-l! Ca_ (Sold NYMEX 5/25/20! 90,00( $4.20

Jul-11 Call NYMEX 7/1/201( 80,C<X $7,CO
Jul-11 Carl NYMEX 8/26/201( 70,00( 35.90
Ju_-11 Call NYMEX 10/25/201( 80,00( $4,7!
Jul*l 1 Call NYMEX 2/2/201" 70,00( $5,1!
Jul-11 Ca_t NYMEX 3]Z,201" CO,CO( $4.4!

Aug-I 1 Call NYMEX 7/30/201( CO,CO( $6.7!
Aug-11 Call NYMEX 8/31/201( 70,COC $6.9!
AW-11 Call NYMEX 10/25/301( CO,CO£ $49!
Aug-11 Call NYMEX 222/2011 70,CO£ $53(
AUg-11 Call _YMEX 3/2/2011 CO.CO£ $4.6(
Sep*l 1 Ca!l _YMEX 8/31/201C 80,006 $6.9{
Se_11 Ca!l XTYMEX 9/221201C 30,CO6 $621
Sep-11 Call _YMEX 10/37/301C CO,CO( $63_
Sep-11 Call _IYMEX 2/2/201 80,000 $5.5(

SeI_I 1 Call /YMEX 3/2/2011 $6,000 $4,6/
Oct-I 1 Ca!l IYMEX 9/30/201C 120,0CO $59(
OCt-ll CaPI _YMEX 10/18/201C 120,CO0 $6.5£
Oct-ll carl _YMEX I/4/2011 130,000 $62C
Oct-ll Carl _P(MEX 2/Z,2011 120,$60 $5.95
Oct-ll Caf_ _fYMEX 3/2/2011 120,0CO $6.1C

Nov-t1 Call qYMEX 10/29/201 4CO,CO0 $6.7C
Nov-11 Ca,_ ')gM EX 11/17/2010 I00,CO0 $560

SUMMARy; 2,910,000

Trade/
Purchase Purchase Expiration Expiration Realized Net Value Realized

Pdce Cost]Proceeds Date Price Value Gain or (LOSS)

$0.340( $57,80( 04/26/2011 E S0,CO0 $( ($57,80(
$0.250( 322,50( 04/26/2011 E $6.000 $( ($22.50C
$0247,' $19,CO( 04/26/2011 E $6.CO0 $( ($19,80C

{$0.CO70 {$2.964 04/36/2011 E $0.003 $( $2.¢'_
$0,158( $14.22( 04/26/2011 £ $6CO0 3( ($14.22C

($0 2870 ($25,83( 04/26/201t E SO.CO0 $( $25,_%
$6 205( $35,9OC 05/25/3011 E $6CO0 $( ($36,CO£
$6 238( $23,80C 05/25/2011 E $6.000 $( ($23,80C
$0235( $21,15C 05/25/2011 E $6.000 $( ($21,15C
$0.t65( $14,&5C 05/25/2011 E $6.CO0 $( ($14.85C

($0.1790 ($16,110'_ 05/25/2011 E $0.003 $( $16,11_
$0245( $I9,60C CO/27/2011 E S0.CO0 $( ($19,6CO
$0.18,% $12,955 O8/27/2011 E S0.CO0 $( ($12,950
$0240( $1-c 200 06/27/2011 E $60CO $C ($19,200
$0,184( $1.! 8CO 06/27/2011 E $0.CO0 $C ($12t880
$6,162C $12.960 06/27/2011 E $6.000 $C ($12!£60
$6.240C $19,2CO 07/26/2011 E $6.00( $C ($19.200
$6.220C $15,400 07/26/2011 E $6.CO( $C ($15,4CO
$0.245£ $19,600 07/26/2011 E $6.00( $C ($19,600
$6.184C $12.880 07/28t2011 E S0.CO( $C ($12,880
$6.167C $13,360 07/26/2011 E $600( $C ($13,360
$0.2730 $22,000 08/26/2011 E S0.C0( S0 ($22,000
$0.1650 $13,2CO 08/26/2011 E SO.CO( $6 ($t3,2CO
$6.256C $21.420 38/26/2011 E $6.CO( $0 {$21.420
$0.1840 $14,720 38/2672011 E $6.00( $6 {$14,720
$0.1650 $13_2CO 38/26/2011 E $600( $6 ($13,200
$02400 $28,800 39/27/2011 E S0.CO( $6 ($28.800
$6/2650 $31,CO0 39/27/2011 E S0.CO( $6 ($31rCo01
$0.1900 $24,700 39/27/3011 E $0.CO( $6 {$24,7CO I
$0.1700 $20,400 )9/27/2011 E S0,CO( $6 ($20,4CO I
$01600 $19_2CO )9/27/2011 E $O,OOE $6 ($19,2001
$0.2850 $114.0CO 10/26/2011 E $0.COC $6 ($114,CO0;
80.2550 $25,5CO )9/36/2011 E $6.00C $0 ($25,500;

$673,O90 $0 /3673.CO01

South Csrolhs laa/.2011/Novemher.2011 Revfsfv
Re art asst tQ/Uf/201 Close

Psdod Tool Counter'arty Original Trade
Oats

MMStun
Purchased Per

Month

Sfrfkelyfxed
Price

Purchase
Price

Purchase
CosuProceeds

Trade I

Expiragon
Dale

Expiration
Price

Realized
Value

NelValue Reaffzed
Gala of (Loss)

fza - 1 Call
Ma - 1 Call
Ma . Caff-CNsst
Ma ~ Csf Sold
hla - Cali-Offset
Ma Cai So:d
Jun- Ca'I
Jun-1 Call
Jun-11 Call
Jun.11 Cag-Offsst

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

4/30/2010
9/28/20 0

10/25/20 0
4/26/20 1

2/25/20 1

4/26/20 1

6/1/20 0
10/27/20 0
10/29/20 0

3/2/20 1

1 0000

180 000
100 000
90 CQD

90 000

6.10

4 35
$4tC

4 10

4 70

420

$0 3400
$02MC
HQ 2475

e02870
0 2050
0 2380
0.2350
0 \65

$57 800 04/26/20
$22 500 04/2$20
$19 800 04/2$20
$2 960 04/26/20
$ 14 220 04/26/20

$25 830 04/26/20
36 900 05/25/20
23 300 0$25/20
21 150 05/2$20
14 850 0$25/20

0 000
0 000

O.ODO

0 DDD

0.000
0 000
0 000
D 000
0 000

$ 57 800
$22 500
$ 19 800

$2 960
$ 14 220
$25 830
36 900
23 800
21 150
14 850

Jun.11 Call Sold $25/20 1 420 $0.'f790 16 10 05/25/20 $ 16 110
Jul-11 Cag
Jul-11 Caz
Jul-11 Cag
Juf-11 Call
Jut.it Caf

Au -11 Cali
Au -11 Call
A - 1 Cail

NYM EX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

7/1/20 0
8/26/20 0

10/2$20 0
2/2/20 1

3/2/20 1

I/30/20 0
8/31/20 0

10/25/20 0

70 000

70 000

70 Nkl
80 000

4 75
515

$675
595
495

0.2450
Q.185Q
0 2400

0 1620

02200
0 2450

19 60D 0$27/20
12 950 06/27/20
19 200 06/2//20
12 880 06/27/20
12 960 06/27/20
'l9 200 07/2$20
15 4 OD 07/2$20
19 MC 07/26/20 1E

0.000
0.000
0 000
0 000
0 000
0 000
0 000
0 000

12 950
19 200
12 880
12 OM
19 200
15 400
19 600

A -1 Cog
A -11 Celt
Se 110ati
Se 1 Ca'I
Ss 1 Catt
Se 1 Call
Se 11 Call
Oct-11 Celt
Oct-1 Csg
Oct- Calf
Oct- Call

NYMEX
NYMEX
NYMEX

NYMEX
NYfJEX

NYMEX
NYMEX
NYMEX

2/2/20 1

3/2/20 1

9/3U20 0
9/22/20 0

10/27/20 0
2/2/20 1

3/2/2011
9/30/2010

10/1 $2010
1/4/2011
2/2/2011

70 0M

80 IXID

20 000
20 CM

20 000

$625

590

595

018"0
0 $70
Q 2750
0 1650
it2360
0.1840

0 2400

D 1900
0 1700

12 880 07/26/20 1E
13 360 0//26/201 1E
22 000 08/26/201 1E
13 2to 08/26/201
21 420 08/26/20
14 720 08/2$20
13 200 08/26/20
28,800 09/27/2D

D9/27/20

0400

0 000
0.000
0.000
0 000
0 000
0 000
0 000
0.000
0.000
0.000

12 880

22 000
3 200

2 420
14 720
13 200
28 800
3 800
24 700
20 400

Oct- Csff
Nov- Csf
Nov-1 Call

SUMMARY:

3/2/2011
10/29/2D10
11/1 7/2010

20 000
00 000
OD 000

29100QQ

5.70
0.2550

19 200 09//7
10/26/2t4 000

2 500 10/2$2 1E

0.000
0.000
0.000

19 200
$ 14 000

25 500
$ 7 090



Open Positions - South Carolina

Report as of 10/31/2011 Close

pU_e MMBtus Strike/Fixed Purchase Purchase Trade/ NYMEX Net Value vs.
Period Toot C r Trade Date PurchaSedperMonth Price Price Cost/Proceeds ExpiratiOnDate Marketprice Market Value CurrentvalueMarket

Dec-11 Call NYMEX 12/2/2010 350,000 $5.90 $0.3050 $100,750 11/23/2011 E 0.0001 $35 ($106,715
Deco11 Call NYMEX 7/11/2011 120,000 $5.20 $0.1750 $21,000 11/23/2011 E 0.0011 $132 ($20,868
Dec-11 Call NYMEX 812512011 120,000 $4.55 30.1650 $19,800 1112312011 E _ 0.0166 $1,992 ($17,80_

Jan-12 Call NYMEX 1/3/2011 240,000 $6.30 $0.3200 $76,800 1212712011 E 0.0012 5288 ($76,512
Jan-12 Call NYMEX 2/15/2011 130,000 $5.60 $0.2350 $30,550 12/27/2011 E _0.0051 $663 ($29,8871

Jan-12 Cail NYMEX 8/1/2011 120,000 $0,10 $0.1830 $21,060 12/27/2011 E _0.0202 $2,424 ($19,536
Jan-12 Call NYMEX 912612011 120,000 $4.50 $0.1550 $18,600 12/27/2011 E _0.0863 $10,356 ($8.244 I,

Feb-12 Call NYMEX 1/31/2011 290,000 $0.35 $0.2050 $59,450 01/26/2012 E ;0,0044 $1,276 ($58,1741

Feb-12 Carl NYMEX 2/15/2011 150,000 $5.70 $0.2400 $36,000 0112612012 E ;0.0136 $2,040 ($33,96(

Feb_12 Cail NYMEX 8/1/2011 140,000 $5.25 $0.1750 $24,500 0112612012 E ;0.0317 $4.438 {$20,062 _,
Feb_12 Call NYMEX 912612011 150,000 $4.60 $0.1640 $24,600 0112612012 E ;0.1085 816,275 ($0,325 _,

Mar-12 Call NYMEX 3/112011 220,000 $0.00 80.1950 $42,900 02/24/2012 E ;0.0172 $3,784 ($39,1101
Mar-12 Call NYMEX 2/2/2011 120,000 $6.00 $0.1820 $21,840 02/24/2012 E i0.0172 82,084 ($10,774

Mar-12 Call NYMEX 8/1/2011 110,000 $5.30 80,1800 $19,800 02/2412012 E
Mar-12 Call NYMEX 912612011 110,000 84.65 $0,1680 816.460 02/24/2012 E

Apr-12 Call NYMEX 8/2312011 140,000 $4.95 $0.1650 $23,100 03/27/2012 E

Apt-12 Call NYMEX 1011712011 140,000 $4.55 $0.1550 $21,700 03/27/2012 E

;0.0479 $5,269 {$14,531
;0.1269 $13,959 $4,521

Apt-12 Call NYMEX 4/4/2011 140,000 $6.00 $0.1000 $26,600 03/27/2012 E ;0.0172 $2,408 ($24.192)

Apt-12 Cait NYMEX 6/24/2011 140,000 $5.40 $0.1820 $25,400 03/27/2012 E ;0.0430 $6,020 (819.460)

Apr-12 Call NYMEX 81812011 150,000 $5.05 $0.1750 $26,250 0312712012 E ;0.0737 $11,055 ($15,195)

0.0859 $12,026 ($11,074)
0.1568 $21,952 $252

May-12 Call NYMEX 5/912011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E 0.0371 $4,081 ($15,939)

May-12 Catl NYMEX 012412011 120.000 $5.45 $0.1830 $21,960 04/25/2012 E 0.0530 $6,360 ($15,600)
May-12 Can NYMEX 8/8/2011 110,000 $0.15 $0.1700 $18,700 04125/2012 E 0.0810 $8,910 ($9,700)

May-12 Call NYMEX 8/25/2011 120,000 $5.00 $0.1650 $19.800 04/25/2012 E 0,1000 $12,000 I$7,800)
May-12 Call NYMEX 10t25/2011 110,000 $4.55 $0.1550 $17,050 04/2512012 E : 0.1875 $20.625 $3,575

Jun*12 Call NYMEX 611712011 70.000 $5.70 $0.1040 $13,580 05/25/2012E 0.0540 $3,700 ($9,800 /

Jun-12 Call NYMEX 01812011 70,000 $5.20 $0.1800 $12,600 05/25/2012 E 0.1007 $7,049 ($5,551)

0.1141 $9,128 I$4,8720.1370 $9,632 $1,778

Jun-12 Call NYMEX 8123/2011 80,000 $5.10 $0.1750 $14.000 05/25t2012 E
Jun-12 Call NYMEX 9126/2011 70,000 $4.95 $0.1630 $11,410 05/25/2012 E

Jul-12 Call NYMEX 7/12/2011 80,000 $5.75 $0.1350 $14,800 06/20/2012 E 0.0723 $5,784 ($9,016)

Jul-12 Call NYMEX 8/10/2011 70,000 $5.45 $0.1780 $12,250 0612612012 E 0.1009 $7,003 ($0,187)
Jul-12 Call NYMEX 812512011 80,000 $5,20 $0,1750 $14,000 0012612012 E
JuI-12 Call NYMEX 10/1412011 70,000 $5.00 $0.1650 $11,550 06/2612012 E

Aug-12 Call NYMEX 7/29/2011 70,000 $5.50 $0.1800 $13,020 07/28/2012 E

Aug°12 Call NYMEX 81812011 60,000 $5.45 $0.1780 $10,680 07/26/2012 E

Aug-12 Ca_l NYMEX 912012011 70.000 $5.20 $0.1730 $12,110 0712612012 E

Aug-12 Call NYMEX 10/14/2011 66,000 $5.15 $0,1650 $9.900 0712612012 E

SeF-12 Call NYMEX 916/2011 70,000 $5.6O $0.1700 $11,900 08/2812012 E

Sep*12 Call NYMEX 9/0/2011 70.000 $5.50 $0.1700 $11,900 08/20/2012 E

Sep-12 Cal_ NYMEX 912012011 60.000 $5.35 $0.1700 $10.200 08/28/2012 E
Sep-12 Ca_l NYMEX 1011412011 70,000 65.35 $0.1650 $11,550 08/20/2012 E

0.1334 $10,672 ($3,323)
0.1662 $11,634 $84

0.1086 $7,602 ($5,418
0.1203 $7,218 ($3,462

0.1557 $10,899 ($1,211
0.1639 $9,834 ($66

0,1218 $8,526 ($3.3741
0.1210 $8,526 ($3,3741

0.1559 $9,354 $846
i0.1559 $10,013 $6371

Oct-12 Call NYMEX 10/6/2011 210,000 $5.40 $0.1680 $35,200 09/25/2012 E 3.1744 $36,624 $1,34,_
OCt-12 Call NYMEX 1011712011 70,000 $5.50 $0.1700 $11.900 09/25/2012 E _0.1567 $11,109 (37911

SUMMARY: 5,170.000 31,006,320 3355,779 (3656,5411

Period

Cec-11
Cec-11

ec-

Tool

Call
Call

NYMEX
NYMEX

12/2/2010
7/1 1/2011

20

350 000
120 000

, 00

$5.9Q
$5 20

55

0.3050
0.1750

$106 750
$21 000

Open Posit{one - South Carolina
Re ort as of 10/31/2011 Close

Counter
8 h 6

Strike/Fixed Purchase Purchase
MMBtus

Trade Date Purchasedparty Prfcs Price CostIproceedsPer Mond

Trade I
Expiration

Date
11/23/2011 E
11/23/2011 E

23

Price
0.0001
0.0011

$35
$ 132

Value
$106 715)
($20 868

08

NYMEX Net Value vs.
Market Market Value Current Market

Jan-12
Jan-12
Jan-12
an- 2

Feb-12
Feb-12
Feb-12

Mar-12
Mar-12
Mar-12

sr- 2
A r-12
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SUMMARY;

a 72 70,00 , OQ 0 25 , 0


